
STATE OF ARIZONA

October 31, 2016

ATZG

ST OF AZ POOL 7 LGIP FF&C

November 15, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local0.010 0.01 0.011.000000 0.00 0.00
1.000000Base 0.01 0.011.000000 0.00 0.00

US DOLLAR  Total
0.010 Local 0.01 0.01 0.00 0.00

Base 0.01 0.01 0.00 0.00

Base0.010 0.01 0.01 0.00 0.00

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

02 Feb 20170.565912796JA8 TREASURY BILL 02/17 0.00000

99.910900Local40,000,000.000 39,944,200.00 39,964,360.0099.860500 20,160.00 3.75
99.910900Base 39,944,200.00 39,964,360.0099.860500 20,160.00 3.75

02 Mar 20170.51912796JE0 TREASURY BILL 03/17 0.00000

99.881200Local40,000,000.000 39,922,324.73 39,952,480.0099.805812 30,155.27 3.75
99.881200Base 39,922,324.73 39,952,480.0099.805812 30,155.27 3.75

30 Mar 20170.54912796JJ9 TREASURY BILL 03/17 0.00000

99.839000Local50,000,000.000 49,891,561.11 49,919,500.0099.783122 27,938.89 4.69
99.839000Base 49,891,561.11 49,919,500.0099.783122 27,938.89 4.69

27 Apr 20170.5912796JP5 TREASURY BILL 04/17 0.00000

99.762300Local90,000,000.000 89,769,850.82 89,786,070.0099.744279 16,219.18 8.44
99.762300Base 89,769,850.82 89,786,070.0099.744279 16,219.18 8.44

22 Jun 20170.477912796JX8 TREASURY BILL 06/17 0.00000

99.671200Local20,000,000.000 19,938,255.00 19,934,240.0099.691275 -4,015.00 1.87
99.671200Base 19,938,255.00 19,934,240.0099.691275 -4,015.00 1.87

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted

Page 1



STATE OF ARIZONA

October 31, 2016

ATZG

ST OF AZ POOL 7 LGIP FF&C

November 15, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

20 Jul 20170.533912796KB4 TREASURY BILL 07/17 0.00000

99.613700Local40,000,000.000 39,844,922.50 39,845,480.0099.612306 557.50 3.74
99.613700Base 39,844,922.50 39,845,480.0099.612306 557.50 3.74

06 Apr 20170.4025912796KQ1 TREASURY BILL 04/17 0.00000

99.816900Local10,000,000.000 9,982,558.34 9,981,690.0099.825583 -868.34 0.94
99.816900Base 9,982,558.34 9,981,690.0099.825583 -868.34 0.94

13 Apr 20170.43912796KS7 TREASURY BILL 04/17 0.00000

99.795200Local25,000,000.000 24,951,326.38 24,948,800.0099.805306 -2,526.38 2.34
99.795200Base 24,951,326.38 24,948,800.0099.805306 -2,526.38 2.34

10 Nov 20160.43923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local1,106,001.950 1,106,001.95 1,106,001.95100.000000 0.00 0.10
100.000000Base 1,106,001.95 1,106,001.95100.000000 0.00 0.10

12 Jan 20170.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,639,839.410 5,639,839.41 5,639,839.41100.000000 0.00 0.53
100.000000Base 5,639,839.41 5,639,839.41100.000000 0.00 0.53

02 Feb 20170.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local1,701,491.760 1,701,491.76 1,701,491.76100.000000 0.00 0.16
100.000000Base 1,701,491.76 1,701,491.76100.000000 0.00 0.16

02 Feb 20170.66923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,375,539.210 4,375,539.21 4,375,539.21100.000000 0.00 0.41
100.000000Base 4,375,539.21 4,375,539.21100.000000 0.00 0.41

01 Nov 20160.3926NKW009 AMHERST PIERPONT 04/15 VAR

100.000000Local139,799,412.310 139,799,412.31 139,799,412.31100.000000 0.00 13.14
100.000000Base 139,799,412.31 139,799,412.31100.000000 0.00 13.14

01 Nov 20160.18930ABD003 FIDELITY INVESTMENTS MONEY

100.000000Local40,038,323.050 40,038,323.05 40,038,323.05100.000000 0.00 3.76
100.000000Base 40,038,323.05 40,038,323.05100.000000 0.00 3.76

01 Nov 20160.4978UHK000 DAIWA CAPITAL MARKETS REPO

100.000000Local200,000,000.000 200,000,000.00 200,000,000.00100.000000 0.00 18.79
100.000000Base 200,000,000.00 200,000,000.00100.000000 0.00 18.79

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

October 31, 2016

ATZG

ST OF AZ POOL 7 LGIP FF&C

November 15, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

01 Nov 20160.33979QHT009 WELLS FARGO REPO

100.000000Local1,057,833.380 1,057,833.38 1,057,833.38100.000000 0.00 0.10
100.000000Base 1,057,833.38 1,057,833.38100.000000 0.00 0.10

03 Nov 20160.34979QHT009 WELLS FARGO REPO

100.000000Local150,000,000.000 150,000,000.00 150,000,000.00100.000000 0.00 14.09
100.000000Base 150,000,000.00 150,000,000.00100.000000 0.00 14.09

01 Nov 20160.41979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local79,364,117.410 79,364,117.41 79,364,117.41100.000000 0.00 7.46
100.000000Base 79,364,117.41 79,364,117.41100.000000 0.00 7.46

01 Nov 20160.45979TUW001 GUGGENHEIM SECURITIES REPO 08/14 VAR

100.000000Local1,775,558.140 1,775,558.14 1,775,558.14100.000000 0.00 0.17
100.000000Base 1,775,558.14 1,775,558.14100.000000 0.00 0.17

US DOLLAR  Total
939,858,116.620 Local 939,103,115.50 939,190,736.62 87,621.12 88.24

Base 939,103,115.50 939,190,736.62 87,621.12 88.24

Base939,858,116.620 939,103,115.50 939,190,736.62 87,621.12 88.24

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

30 Apr 20180.01690353E86 OVERSEAS PRIVATE INV US GOVT GUAR 04/18 0.00000

0.000000Local0.000 -11,551.90 0.000.000000 11,551.90 0.00
0.000000Base -11,551.90 0.000.000000 11,551.90 0.00

15 Dec 20160.625912828A59 US TREASURY N/B 12/16 0.625

100.013925Local20,000,000.000 20,002,784.98 20,002,784.98100.013925 0.00 1.88
100.013925Base 20,002,784.98 20,002,784.98100.013925 0.00 1.88

28 Feb 20170.5912828J35 US TREASURY N/B 02/17 0.5

100.055700Local20,000,000.000 19,999,117.39 20,011,140.0099.995587 12,022.61 1.88
100.055700Base 19,999,117.39 20,011,140.0099.995587 12,022.61 1.88

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted

Page 3



STATE OF ARIZONA

October 31, 2016

ATZG

ST OF AZ POOL 7 LGIP FF&C

November 15, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

30 Apr 20170.5912828K66 US TREASURY N/B 04/17 0.5

99.977600Local25,000,000.000 25,001,840.64 24,994,400.00100.007363 -7,440.64 2.35
99.977600Base 25,001,840.64 24,994,400.00100.007363 -7,440.64 2.35

31 Dec 20163.25912828MD9 US TREASURY N/B 12/16 3.25

100.448085Local10,000,000.000 10,044,808.47 10,044,808.47100.448085 0.00 0.94
100.448085Base 10,044,808.47 10,044,808.47100.448085 0.00 0.94

31 Jan 20170.875912828SC5 US TREASURY N/B 01/17 0.875

100.144400Local20,000,000.000 20,017,389.84 20,028,880.00100.086949 11,490.16 1.88
100.144400Base 20,017,389.84 20,028,880.00100.086949 11,490.16 1.88

15 Nov 20160.625912828WF3 US TREASURY N/B 11/16 0.625

100.004108Local10,000,000.000 10,000,410.80 10,000,410.80100.004108 0.00 0.94
100.004108Base 10,000,410.80 10,000,410.80100.004108 0.00 0.94

15 May 20170.875912828WH9 US TREASURY N/B 05/17 0.875

100.171900Local20,000,000.000 20,033,854.17 20,034,380.00100.169271 525.83 1.88
100.171900Base 20,033,854.17 20,034,380.00100.169271 525.83 1.88

US DOLLAR  Total
125,000,000.000 Local 125,088,654.39 125,116,804.25 28,149.86 11.76

Base 125,088,654.39 125,116,804.25 28,149.86 11.76

Base125,000,000.000 125,088,654.39 125,116,804.25 28,149.86 11.76

FIXED INCOME Total

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

October 31, 2016

ATZG

ST OF AZ POOL 7 LGIP FF&C

November 15, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,064,191,769.90Base1,064,858,116.630
FUND Total

1,064,307,540.88 115,770.98 100.00

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: November 15, 2016

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: October 31, 2016

Base Currency:USD - US DOLLAR

ST OF AZ POOL 7 LGIP FF&C

ATZG
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

0.010 0.01 0.000.00Local 0.01 0.00

CASH

0.000.01 0.000.000.01Base 0.00

939,858,116.620 939,190,736.62 87,621.1287,621.12Local 939,103,115.50 88.24

CASH EQUIVALENT

87,621.12939,190,736.62 87,621.120.00939,103,115.50Base 88.24

125,000,000.000 125,116,804.25 28,149.8628,149.86Local 125,088,654.39 11.76

FIXED INCOME

28,149.86125,116,804.25 28,149.860.00125,088,654.39Base 11.76

US DOLLAR  Total
1,064,858,116.630 1,064,191,769.90 1,064,307,540.88 115,770.98115,770.98Local 100.00

0.00115,770.981,064,191,769.90 1,064,307,540.88 115,770.98Base 100.00

0.00115,770.981,064,858,116.630 1,064,191,769.90 1,064,307,540.88 115,770.98

FUND Total
Base 100.00

Prepared by State StreetPage 6 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

October 31, 2016 November 15, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

0.010 0.01 0.01 0.00 0.00 0.00 0.00
US DOLLAR

CASH Total
0.010 0.01 0.01 0.000.00 0.000.00

Page 7 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

October 31, 2016 November 15, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

939,858,116.620 939,103,115.50 939,190,736.62 88.24 87,621.12 0.00 87,621.12
US DOLLAR

CASH EQUIVALENT Total
939,858,116.620 939,103,115.50 939,190,736.62 87,621.1288.24 87,621.120.00

Page 8 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

October 31, 2016 November 15, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

125,000,000.000 125,088,654.39 125,116,804.25 11.76 28,149.86 0.00 28,149.86
US DOLLAR

FIXED INCOME Total
125,000,000.000 125,088,654.39 125,116,804.25 28,149.8611.76 28,149.860.00

Page 9 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

October 31, 2016 November 15, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,064,858,116.630 1,064,191,769.90 1,064,307,540.88 100.00 115,770.98 0.00 115,770.98

Page 10 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA

ATZG

October 31, 2016 November 15, 2016

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
0.010 0.01 0.01 0.00 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
939,858,116.620 939,103,115.50 939,190,736.62 88.24 87,621.12 0.00 87,621.12

95,030.84
-7,409.72

0.00
0.00

95,030.84
-7,409.72

GN GN GN
LS LS LS

FIXED INCOME
125,000,000.000 125,088,654.39 125,116,804.25 11.76 28,149.86 0.00 28,149.86

35,590.50
-7,440.64

0.00
0.00

35,590.50
-7,440.64

GN GN GN
LS LS LS

FUND Total
1,064,858,116.630 1,064,191,769.90 1,064,307,540.88 100.00 115,770.98 0.00 115,770.980.000

0.00-14,850.36 LS
GN130,621.34 0.00 130,621.34

-14,850.36
GN GN
LS LS

Page 11 Books Closed Prepared by State Street
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